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(Call option)& Of=dt= HHEZ T2 (Covered call, Otz 4 T =xX)S &SI FI151E S F2H=E

x
= [
BOSIHEM 25H =0 2 Z2|0|Y HEE S F7ts F7ots TES AFEY L

KOSPI 200 X[ 48 7| X 42 o= 2S4S HEst0] 2740l Ta|n|g & L el 4t HHHg 57

Lk
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t Zdg = Aol 0| F2 7|t E HHEZS T Jutet AHo|7h e = AL L
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[ E 2(Covered Call) M 20| & Gt 40| 7]

=4 ~—— KQSP] 200 D2=(A

KOSPI 200 Covered Call (A« B)

i

(110

(¥4

[}

|
T

1 » KOSPLI200
2 J2S XA O|HE STNA KOSPI200 EE202 JME =SS ME
ZEZP 22 KOSPI200 A xZE I EAMCE §l= 2SM 1T E 825
AH S 2 Xars ctoi5hod EH St J2IolLICh 0 £AIMES KOSPI200 ER0
Obd, Bt =9 S0| =S 2002 J ZES YFZ IS UEELE AN
Ol & 0|, 0|0l 2k 0] ERFAIErS] Hl _I|':i Hefo| £l PFES 9o 21}
HE5IH AXGHA = S22+ 2 SLICH

X H| W X[= : KOSPI200(70%) + MMI(30%)

<KOSPI200 : st=2HEj A (KRX) 7} 2 5H0] BFH >

<MMI = stZ2 A HEH 7} CH7| 28 X|£=(Money Market Index) (http://www.koreabp.com)>

131'4 o X DAL TLtof Mt HEAE 4= Aol HEA0= B EXYA} X =38 FAt 2 SL0|X|
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| N5 ZP 00| WM, SXfHE F40| 71H0| ST F AHO| YMBLICE
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oo MBS HH E

H 3 & MR ME U 28N Sof et A
1L YEEE
O HHEXZ| T HFMEE R A0 2ot HE0 2ot 7| H2|AH7|& T T EAZ| 00 2ot 2[AH 7| &0
et A e RAen, B7|MENEE M eloh o2 AEXHO| Ciot 2| A ZAHE QIo| ZhAte|[742 Ch3ut Z& Lt
A aAe| A

117|(22.03.20 ~ 23.03.19) A

127|(23.03.20 ~ 24.03.19) A3

137|(24.03.20 ~ 25.03.19) S
7t 242 HE (The: 9 atY)

QO MFHENH
5= 137|(25.03.19) 127|(24.03.19) 117](23.03.19)

S QXA 233,812 286,326 308,521
=3 233,473 285,677 307,486
oY A= - - -
2L/ HS Rt - - -
S22 gl o k|2 339 348 134
7|EFS 2 X}AH - 300 900

7| EFRFAH 1,181 1,699 1,516

RFAFEA| 234,994 288,025 310,038
285 - - -
7| EFERY 4,619 5,434 6,141

SExEA 4,619 5,434 6,141

Qe 179,167 218,762 269,875
FoAx ™S - - -
ooz 51,208 63,828 34,021
PNEZEY 230,375 282,591 303,896
29F &ALt
= 137](24.03.20 ~ 25.03.19) | 127](23.03.20 ~ 24.03.19) | 117|(22.03.20 ~ 23.03.19)
28409 5,320 48,686 -31,912
O| K2l 8 22 24
Hi & =< 7,155 7,966 9,444
OH O/ & Z7FXE2) (&) -1,843 40,697 -41,380
7|Et=9
o2H8 2,604 3,057 3,379
TS| AR 2 2,598 3,049 3,370
OO =+= 4 6 7
7|EHH| & 1 1 1
£t7|20[ 2 2,715 45,628 -35,291
OjOf =2 ™ & 8 13 7
OjOf 5| M -20| 2t FAOHOf| BIHHSE T E LIEILE X EZA oY 287|250 =8t FATHgZH2 7|7t

SO BHMoE HRo FATIMOZ L0 AbELICEL O E50] 12[A4HE SQto| WXl FAEX A2

7} 10021011, A D=2 tE3H 10099101 22 THOi3| M8 100% Y L|C},
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OO MBS AHH EZHEIBF

Lt TS AFENE (EH9): 42bel)

o

=
=

137](25.03.19)

127](24.03.19)

117](23.03.19)

233,812

286,326

308,521

Ho
ol |ofo

Apat
__'l|__l

233,473

285,677

307,486

=
=4

ETF

M

001 2

AQ|=
9|53

233,473

285,677

307,486

QlsteItE

T|ELRIIEH

T4 HE

TR0 =M

ELS

Q| 3}0ll=

g710l=

Q=573

Hor573

7|Ef2E ALt

=
=2

SHORZ= A 2 XH 2

7| EfRpLE

0] 4=O| Xt

NS

0= QIS A0+

HEPM0IFYT

Mg 2L HA

7|Ef

AHHEA

288,025

310,038

284

H=g7t52

NEER

ojx|2x 2

O|X| SETF

ZIR 0 E e

7| Ep A}

O/ x| g2

=

R )

OjX|S=-HA

7| EFE A

FHEA

4,619

5434

6,141

A=

179,167

218,762

269,875

51,208

63,828

34,021

ZRERE YA

AE2EA

230,375

282,591

303,896
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D2 O ME S HH EZSHE|ES HREXLEH(FA 2

Ch. &7 kA (EH9): ekl

A LM
(3= 137](24.03.20 ~ 25.03.19) | 127](23.03.20 ~ 24.03.19) | 117|(22.03.20 ~ 23.03.19)
28409 5,320 48,686 -31,912
Exjol 7,163 7,988 9,468
0| Xf2=2! 8 22 24
B = =2 7,155 7,966 9,444
7|Et=9 - - -
O of o] 2! 3,369 40,759 1,301
ZFAlojofo[ < - - -
IHl 4 Z 0401 O] & - - -
Xf#ojofol < - - -
QletAz ol - § _
FSXAHAtO4OfO] - - -
ETFOf OO < - - -
20l=0yoj0| 2 3,369 40,759 1,301
Z|EtOfofol < - - -
Of O 2= A1 5,212 62 42,681
FAlOjoj &4 - - -
IHY A 5 04 Of 2= A - - -
A0 of 2= A - - -
Qet A=A - - -
TSRO A - - -
ETFOf O &= & - - -
FoSHOfof =4 5,212 62 42,681
7|EfOfOf =4 - - -
o2H8 2,604 3,057 3,379
QIErE 2H| 1,152 1,362 1,476
ThOf 4| 1,318 1,536 1,730
ZEbE A H 76 90 98
AFR 22| H 4 H| 51 60 65
X2 24| - - -
ojoj22g 4 6 7
7|EHH| & 1 1 1
=t7|20| 2 2,715 45,628 -35,291
H| & 7,817 3,120 46,061
e8] 10,533 48,748 10,769
HZEPS =0 () 10 143 -99
41 M:RAEAssH/

ojeqolse




OO B SHH ESHE| 2 S HAE R4

—

2 EY S 9 HOHBESLATY
Z5A
TR MFH-2T 20l
81771245 xe
asEs AFA) g0 AAERR | gy
712t EJES EJES EJES EJES
ENN = ENN = ENN = ENN = =N
RS RS RS DY

'22.03.20~"

2052 | 112812 143579 15350 18211 23559 27,648 104603 134142 2378
223405’3210; 104603 117,909| 12255 14680 30771 37433 86,087 95155 2424
224505’3210; 86,087 110,946 10,618 13913 20,113 26459 76,593 98400 1936

SFA-e
44243220
A 7|E X E Xt
last A o} i 2
7|12k EA EA EA X}
ENN =4 ENN =4 ENN =4 ENN =4 =
- - - .
'22.03.20~'

20520 10199 12828 2374 2793 2578 3000  99% 12621 326
223400332% 9,094 11130 2674 3201 3373 4080 9296 10,250 259
'24.03.20~'

0 9296 11,828 4529 5900 4201 5453 9623 12275 240

S2AG
KhHA-omal0-BASHHE
A 7|2 W=
7|2t EJES EJES EJES A
G =4 G =4 G =4 (EXHK| =4 =4
R R R R
22250033210; 186 200 36 36 43 43 179 194 4
2;400332% 179 174 21 22 100 105 100 91 ]
'2245003323 100 109 13 15 30 34 83 89 4
s8¢
+420)Y7-2m20)
S| A 7| 2tE =S
eEES BT o el
712k Zh4 Zh4 Zh4 Zh4
G =2 G =2 EZN =2 EZN =2 =H
= = = =
'22.03.20~"

2032 93662 118365 10025 11684 21332 24968 82355 105080 ;
22340%210; 82355 93573 6638 8031 25846 31590 63148 70,014 ;
2245'035210; 63148 83041 5102 6757 16072 21592| 52178 68206 ;

J
42 MIRAE ASSET

ojeqolse




Ol2jo M AHH ESHE|EZSHXEXLMENHF A =3
EFCe
++20/87-220
A 7E X E Xt
=x F T
asas S5 hof 1AL | 2
7|12k EA EA EA b
ENN =i ENN =i ENN =i ENN =i =
H AL H AL H AL H AL
T T T T
'22.03.20~'

20520 17,720 22374 3866 4549 4479 5259 17107 21,664 454
2;4003325; 17107 19125 4251 5084 7430 8982 13929 15227 392
2245003325; 13929  17.806| 4969 6504 5572 7294 13326 17,016 303

£2C6
SABRONT-2malol 2SS
A 7|2t W=
=x F e
eEES S5 o i
4 = = = =
G =4 G =4 G =4 G =4 =4
H AL H AL H AL H AL
T T T T
22250033210; 240 263 37 38 85 83 192 218 5
2;400332% 192 190 19 20 29 31 182 179 ]
224500332% 182 204 21 24 39 43 165 185 6
=
=2 0| AP-2ZZ}QI-7| 2
817125 : H=
esEs AEEH) shof il - C
71 Zf Zf Zf Zf
EZN =2 EZN =2 EZN =2 (EXHK| =2 =H
H AL H AL H AL H AL
T T T T
2225055210; 2569 3317 2036 2571 ; - 4606 5889 91
22340%210; 4606 57258 257 302 606 789 4257 4771 140
2245'055210; 4257 5554 697 933 4765 6342 189 146 122
SRCF
+4+20|Y7-2 T340, BE £
2| A 7| 2tE =S
=x F
ests AEEH) shof i -
712 Zf Zf Zf Zf
ENN = ENN = ENN = ENN = =4
24 24 24 24
'22.03.20~"
| 55920 70263 12706 14956 18930 22588 49696 62631 1,964
223,40035210; 49696 55265 2023 2301 10916 13561 40,803 44005 1440
2245'05’5210; 40,803 51881 1257 1590 15910 19,723 26150 33748 1141
55
+rEEH-220IRT
J
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=} AVAES E
i E ] SAzIZS i Ed Tz M=
(L) siof 2o
71z Zh4s Zh4s Zh4s Zh4s
(EXtx] | 2 | (BRR | 2| (EXx| | 29 | (@RK | 29 | 3o
H A H A H A H A
T T T T
'22.03.20~"
23.03.19 1,130 1,421 127 150 118 138 1,139 1,434 35
'23.03.20~"
24.03.19 1,139 1,268 90 107 273 330 956 1,045 29
'24.03.20~"
25.03.19 956 1,217 128 166 229 291 855 1,092 24
3. LB EXY| o) SRAN (HMHI|F)
EXPAE 0l EXIAIO| EXEITI £2S Ca|nk AAE 202 HER 4£0ES Sjoty|7t Soto] W &
OES, L 4022 7|7HH 408 BISIR0|2 LIEFH ZQILITE mfatA, O] 20182 SxPAErS] 7|7hof
2 28 UMOZ EXfxtol EXfA|Z|0) M3t £00| TatE £ QOm, BHe| EXFANO| Ojzfe] EXFANS
BESIA] LESLCH GIHR 408 O QoS 20|50 B HELE MM TE EXFEEM XAV EUR A
ot 20|22 AN EXtA|HC 20188 I [}2 4 QoD 2 Wr 2 BHolsA|0fof & LIt

K= X 14 X 24 x= 34 X 54 Hd7Ho|z

(7|7|') 24.06.01~ 23.06.01~ 22.06.01~ 20.06.01~ A™al~

= 25.05.31 25.05.31 25.05.31 25.05.31 25.05.31
STA 1.23 6.82 2.99 6.75 5.70

s4+aMF-2mat0 ' ~ - : -
STA-e 146 7.06 322 7.00 6.00

4R M%-22tel - ~ ~ : :
STAG 137 6.96 313 6.90 314

SR MH-2EEO-RHRAH|] | ' ' | |
S7C 071 6.27 245 6.20 513

4203 7-2matel ' ~ ~ : :
S7C-e 1.20 678 296 672 573

+420/Y7-28el ' ~ - : :
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